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('seminar)

Evolution of Networks
Geography Matters



total solution

2004
International Summer Workshop on Economic, Financial and Manageria
Applications of Computational Intelligence ( EFM @CI’ 2004)

(tutorials)



208

2004 3 grmmsessis - wrpsrem i

" l"'-._ Hummer Worishop on the Economic,

Firuarscl ot Masaguei Appbeationm ol
Compuiatioral Inlstigsnos

" L] L [ ] " | m
L Ge Rl Ful N et i | s m o
[ P P TETREE P i VS SE  S ey § s, S

= = Sgrn 4y arra @ v Brpaa
g - i e iy o Horm e o =

¥ s v | =
et - ‘l..
TN o
i L] - i

Ees-gridbrkbime@s R bl e RISREA I T - NP E v l.-'. | #
P L e e [l LEH BOE " ‘!—Ij JF

m AriE EEFTHERS m '- ‘

[ BE] Sl 8 .
BB - R W TR P WS T I T
BIiB'sa - aioy i b @ Hqﬁ-____ﬂ-_u:i'

PEES R TR ST - ¥ § . AR tE
N BRI v G @ Bekredd il R o FRIETERE
R RN IFESS

HEET - mEEn HER G R g e prpwrer I m e ©

sl LU0 i gy

EFM@CI'2004




/ 16 28 22
41 41 19
3 3 3
74 80 54
EFM@CI'2004
(techniques)

(application domains)

Redland Mak Kaboudan
(wavelets)

(Xin Yao)

Kaboudan

GP

Michael North
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26 0900-11:00  Mak Kabowdan  GP Basles and Financial Markets

A& 14:00-15:20 -2 Tha Black-Box Predicamant of Meural Matworks

816 15:40-17:00 WA Intelll gert Systems for Business

817 09:00-10:30  ffsclE Application of Financial Innovation with Evelutionany

Computatien

17T 10 :40-12:00 o B2 1 Custemer Dasign in Interactive Ganatic Algerithms

217 14u00-15:20 ARy Al-Based Pragram Trading System

®17 15 :40-17:00 L= Meiral Metwarks for Structured Products Design

218  09:00-12:00  Mak Kabowdan Wavelets

H18 14 o0d0-15:20 EWE Smoath Suppert Vector Machines for Classification

418  15:40-17:00 SR Fuzzy Time Series Ferecasting with Belief Measwre

819 09 :00-10:20 BN fRRE Basic Concapts and Applications of Artificial
Meural Mebworks

219 10:40-12:00 B Eneg A Hybrid Approach to Credit Scoring Applying
Rough Set and Genstic Programming

1% 14 00-15:20 EiF=r A Vaolatility Skews-Based Options Arbltrage Maodel

via Artificial Intelligenos
820 09:00-12:00 DMak Kabowdan  GP and GIS

A 14:00-15:20 ] Computational Intelligence in the Developmant of
Drerivative’s Pricing. Arkitrage and Hadging
820 15:40.17:00 L] P LY Y ENECT Y

e
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(agents)



(Agent-Based Modeling and Simulation, ABMS)
ABMS North
Repast
Repast

(hybrid systems)

( ) Intelligent Systems for Business

( )

Applications of Financial Innovations with Evolutionary Computation

Al-Based Program Trading System

(support vector machine) (decision
trees) Vapnik
1992



(support vector machine)
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43 09:00-11:200  Adschasl North An Introduction to Agent Based Madeling with
Repast

23 14:00-17:00 i Agent-Based Artificial Stock Market

A4  09:00.12:00  Michael North  Can Complexity Be Captured with Agent-Based
Madsling

324 14001520 e A Framework for Type 2 Fuzzy Time Series
Modals

B4 15:40-17:00 W The KD-Based Neuro Fuzzy Trading Strategy

B15 [ﬁ.:l:ﬂ-'.li:ﬂi Michael Morth ~ Designing Agent Behaviors and Environments with
Repast

835 14 o00-15:20 fafEap An Evelutionary Approach te Cradit Sooring

825 15401700 Eedl] Pattern Discovery Based on Extended
Self-Organizing Map

26 09 00-12:00  Afichael North Developing Agent Modals with Repast

§26 14001520 SENE The Application at the Value Focus Thinking Base

- Multi-Oibjective IGA

826 15401700 @ EH D ik R AR R

Rax
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EFM@CI'2004
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GARCH

(decision trees)

(benchmark) (decision
trees) Quilan 1980
(knowledge discovery) c4.5 Cubist
(machine learning)
(rough sets) (grey systems)

neuro-fuzzy
systems

(fuzzy time series)

(fuzzy time series)

(rough sets)
Zdzidaw Pawlak 1982
(membership degree)



1982
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30 09:00-11:00 Xin Yan if the Mountain Dessn't Come te Mahammed,
Mohammed Must Ga to the Meuntain --
Recant Developments in Eveluticnary Optimization
230 14:00-15:20 @E®  The Application of Grey Theory on Financial Research
830 15:40-17:00 P e Biednspirad Intelligance and Stock Prediction
831 09:00.10:20 FEIESF Farticle Swarm Optimization and Ant Colony System
831 10:40-121:00 HEE Aptificial Meuwral Metwerks far Consumer Orlentad
Design
901 09 00-12:00 Xin ¥ae Two Heads fire Bettar Than One- Recent
Develepments In Meural Netwark Ensemble Laarming
901 14:00-15:20 i Learning in a Netersrk Ezanamy
901 1S40UT00  FEHAF MRS - AN S TN
902 0900-10:20 b= Intalligance Interval Yalus Stock Yaluation
902 10 :20-12:00 B AHybrid Method Composed of SVRGM(1.1IC, £ } and
GARCH(p, q) for Fﬂ'l-g:_lﬂq Comples Time Seres
9402 14:00-17:00 TiferE A simulation of Players’ Behavier in Traffic Jams
903 09:00-12:00 Xin Yan The Role of Diversity in Populstions - An lllustrated

Case Study with lterated Prisoners Dilemma Games

/
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option pricing)

(rule extraction)

ANFIS ANFIS

(self-organizing maps)
(supervised learning) (unsupervised learning)

(credit scoring)

(rough



(interactive genetic algorithms, IGA) IGA
Human-Based GA ( HBGA)

( ) Artificial Neural Networks
for Customer Oriented Design

(swarm intelligence)

( )
Particle Swarm Optimization and Ant Colony System
( )
Bio-Inspired Intelligent System and Stock Prediction
(trading strategies) The KD-Based Neuro Fuzzy Trading
Strategy
Intelligence

Interval Value Stock Valuation

K aboudan
North



North

http://www.aiecon.org/conference/EFMACI2004/index c.htm




